
Securities Lending Report

SSTL - HITIF - AMERICAN INDEX FUND

Report as at 23/07/2025

Summary of policy

% limit on maximum percentage of book on loan 30%

Revenue Split 75/25 *

Name of the Fund SSTL - HITIF - AMERICAN INDEX FUND

Replication Mode Physical replication

ISIN Code GB00B80QG615

Total net assets (AuM) 16,625,000,353

Reference currency of the fund GBP

Securities lending data - as at 23/07/2025

Currently on loan in GBP (base currency) 1,335,527,530.14

Current percentage on loan (in % of the fund AuM) 8.03%

Collateral value (cash and securities) in  GBP (base currency) 1,587,427,730.67

Collateral value (cash and securities) in % of loan 119%

Collateral data - as at 23/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) Valuation (base ccy) Weight

BE0974293251 A B I ODSH A B I COM BE EUR AA3 1,367,584.82 1,187,397.28 0.07%

CA0636711016 BMO ODSH BMO COM CA CAD AAA 169,847,498.49 92,225,720.68 5.81%

CA0641491075 BANK NOVA ODSH BANK NOVA COM CA CAD AAA 204,733,048.70 111,168,272.31 7.00%

CA1247651088 CAE ODSH CAE COM CA CAD AAA 6,615,425.46 3,592,118.73 0.23%

CA1360691010 CIBC ODSH CIBC COM CA CAD AAA 119,365,026.01 64,814,175.34 4.08%

CA1363851017 CANADIAN NATURAL ODSH CANADIAN NATURAL COM CA CAD AAA 53,262,272.23 28,920,952.53 1.82%

CA6330671034 NATL BK CANADA ODSH NATL BK CANADA COM CA CAD AAA 119,364,903.25 64,814,108.68 4.08%

CA7063271034 PEMBINA PIPE ODSH PEMBINA PIPE COM CA CAD AAA 1,638,659.75 889,778.05 0.06%

CA8667961053 SUN LIFE ODSH SUN LIFE COM CA CAD AAA 5,210,417.69 2,829,211.68 0.18%

CA87807B1076 TC ENERGY ODSH TC ENERGY COM CA CAD AAA 90,578,367.87 49,183,269.28 3.10%

Securities lending statistics

12-month average on loan in GBP (base currency) 1,055,661,317.47

12-month average on loan as a % of the fund AuM 6.77%

12-month maximum on loan in GBP 1,261,252,144.34

12-month maximum on loan as a % of the fund AuM 8.63%

Gross Return for the fund over the last 12 months in  (base currency fund) 1,186,636.80

Gross Return for the fund over the last 12 months in % of the fund AuM 0.0076%

* The sub-fund will receive 75% of the gross revenue generated and the remaining 25% will be split between the Securities Lending Agent and the Management Company



Collateral data - as at 23/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) Valuation (base ccy) Weight

CA8911605092 TD ODSH TD COM CA CAD AAA 90,578,404.81 49,183,289.34 3.10%

CNE1000003W8 PETROCHINA ODSH PETROCHINA COM CN HKD 65,851,471.21 6,212,754.61 0.39%

DE0001102481 DEGV 08/15/50 GERMANY GOV DE EUR AAA 4,263,001.60 3,701,325.46 0.23%

DE0001102572 DEGV 08/15/52 GERMANY GOV DE EUR AAA 1,066,463.97 925,950.92 0.06%

DE0001108504 DEGV PO STR 07/04/39 GERMANY GOV DE EUR AAA 91.35 79.31 0.00%

DE0001108595 DEGV PO STR 07/04/42 GERMANY GOV DE EUR AAA 24.62 21.38 0.00%

DE0001142032 DEGV PO STR 07/04/27 GERMANY GOV DE EUR AAA 0.07 0.06 0.00%

DE0001142263 DEGV PO STR 01/04/37 GERMANY GOV DE EUR AAA 486.94 422.78 0.00%

DE0005785604 FRESENIUS ODSH FRESENIUS COM DE EUR AAA 66,852.35 58,044.15 0.00%

DE0007164600 SAP SE ODSH SAP SE COM DE EUR AAA 5,416,042.49 4,702,446.27 0.30%

DE0008404005 ALLIANZ ODSH ALLIANZ COM DE EUR AAA 4,859,744.80 4,219,444.15 0.27%

DE000BAY0017 BAYER ODSH BAYER COM DE EUR AAA 3,529,848.00 3,064,769.26 0.19%

DE000ENAG999 E.ON ODSH E.ON COM DE EUR AAA 1,736,716.10 1,507,893.29 0.09%

FI0009005987 UPM KYMMENE OYJ ODSH UPM KYMMENE OYJ COM FI EUR AA1 5,416,187.04 4,702,571.77 0.30%

GB0002374006 ORD 28 101/108P DIAGEO CST GB GBP AA3 16,733,942.34 16,733,942.34 1.05%

GB0002634946 ORD 2.5P BAE SYSTEMS CST GB GBP AA3 2,825,008.18 2,825,008.18 0.18%

GB0007669376 ORD GBP0.15 ST.JAMES PLACE CAP CST GB GBP AA3 2,567,258.08 2,567,258.08 0.16%

GB0032089863 ORD GBP0.50 NEXT PLC CST GB GBP AA3 4,702,526.40 4,702,526.40 0.30%

GB00B0SWJX34 ORD GBP5 LONDON STOCK EXCHANGE CST GB GBP AA3 2,829,193.50 2,829,193.50 0.18%

GB00B24FFM16 UKTI 0 3/4 11/22/47 UK TREASURY GIL GB GBP AA3 262,783.60 262,783.60 0.02%

GB00B3MYD345 UKTI 0 5/8 11/22/42 UK TREASURY GIL GB GBP AA3 4,157,499.55 4,157,499.55 0.26%

GB00BMF9LJ15 UKTI 0 3/4 11/22/33 UK Treasury GIL GB GBP AA3 17,681,159.99 17,681,159.99 1.11%

GB00BP6MXD84 SHELL ODSH SHELL CST GB GBP AA3 3,546,623.61 3,546,623.61 0.22%

GB00BVYVFW23 AUTO TRADER ODSH AUTO TRADER CST GB GBP AA3 9,478,554.84 9,478,554.84 0.60%

HK1093012172 CSPC PHARMA ODSH CSPC PHARMA COM HK HKD 4,095,788.77 386,417.04 0.02%

IE000S9YS762 LINDE ODSH LINDE COM US USD AAA 25,576,875.71 18,942,326.02 1.19%

IE00BTN1Y115 MEDTRONIC ODSH MEDTRONIC COM US USD AAA 25,577,040.44 18,942,448.02 1.19%

JP1051671Q49 JPGV 0.400 03/20/29 JAPAN GOV JP JPY A1 41,208,333.45 208,413.57 0.01%

JP12011419C6 JPGV 2.100 12/20/29 JAPAN GOV JP JPY A1 136,285,046.91 689,269.64 0.04%

JP1300341B39 JPGV 2.200 03/20/41 JAPAN GOV JP JPY A1 732,292,417.61 3,703,611.97 0.23%

JP1300671L78 JPGV 0.600 06/20/50 JAPAN GOV JP JPY A1 732,293,115.58 3,703,615.50 0.23%

JP1400131L54 JPGV 0.500 03/20/60 JAPAN GOV JP JPY A1 453,293,443.54 2,292,558.25 0.14%

JP3164720009 RENESAS ODSH RENESAS COM JP JPY A1 660,583,299.95 3,340,938.89 0.21%

JP3209000003 CASIO COMPUTER ODSH CASIO COMPUTER COM JP JPY A1 111,906,999.20 565,976.23 0.04%

JP3228600007 KANSAI ELEC ODSH KANSAI ELEC COM JP JPY A1 1,228,196,398.77 6,211,675.52 0.39%

JP3249600002 KYOCERA ODSH KYOCERA COM JP JPY A1 1,228,180,798.35 6,211,596.62 0.39%

JP3789000001 KANADEVIA ODSH KANADEVIA COM JP JPY A1 445,345,498.40 2,252,361.05 0.14%

KYG3777B1032 GEELY AUTOMOBILE ODSH GEELY AUTOMOBILE COM HK HKD 5,193,417.59 489,972.79 0.03%

KYG875721634 TENCENT HOLDINGS ODSH TENCENT HOLDINGS COM HK HKD 51,158,255.94 4,826,523.76 0.30%



Collateral data - as at 23/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) Valuation (base ccy) Weight

NL0000102234 NLGV 4.000 01/15/37 NETHERLANDS GOV NL EUR AAA 2.26 1.96 0.00%

NL0000334118 ASM INTL ODSH ASM INTL COM NL EUR AAA 996,731.99 865,406.55 0.05%

NL0009446418 NLGV 3.750 01/15/42 NETHERLANDS GOV NL EUR AAA 3,793,160.75 3,293,388.97 0.21%

US00287Y1091 ABBVIE ODSH ABBVIE COM US USD AAA 2,667,934.13 1,975,881.60 0.12%

US00724F1012 ADOBE ODSH ADOBE COM US USD AAA 1,602,968.12 1,187,163.95 0.07%

US00846U1016 AGILENT ODSH AGILENT COM US USD AAA 1,283,202.35 950,344.27 0.06%

US02079K1079 ALPHABET ODSH ALPHABET COM US USD AAA 27,325,342.17 20,237,246.56 1.27%

US02079K3059 ALPHABET ODSH ALPHABET COM US USD AAA 1,421,737.66 1,052,944.02 0.07%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 137,777,214.67 102,038,300.07 6.43%

US0231351067 AMAZON.COM ODSH AMAZON.COM COM US USD AAA 55,998,014.12 41,472,330.40 2.61%

US03073E1055 CENCORA ODSH CENCORA COM US USD AAA 2,049,514.19 1,517,877.57 0.10%

US0320951017 AMPHENOL ODSH AMPHENOL COM US USD AAA 37,707,861.51 27,926,577.68 1.76%

US0378331005 APPLE ODSH APPLE COM US USD AAA 131,552,445.53 97,428,213.69 6.14%

US0378331005 APPLE ODSH APPLE COM US USD AAA 55,999,641.98 41,473,536.00 2.61%

US0605051046 BOFAML ODSH BOFAML COM US USD AAA 30,345,637.29 22,474,087.98 1.42%

US1011371077 BOSTON ODSH BOSTON COM US USD AAA 40,862,604.42 30,262,991.61 1.91%

US1101221083 BRISTOL-MYERS ODSH BRISTOL-MYERS COM US USD AAA 8,388,757.86 6,212,744.20 0.39%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 47,558,253.02 35,221,813.01 2.22%

US11135F1012 BROADCOM ODSH BROADCOM COM US USD AAA 1,504.66 1,114.36 0.00%

US12514G1085 CDW CORP ODSH CDW CORP COM US USD AAA 6,978,104.15 5,168,009.00 0.33%

US17275R1023 CISCO SYSTEMS ODSH CISCO SYSTEMS COM US USD AAA 11,728,414.52 8,686,105.92 0.55%

US1729674242 CITIGROUP ODSH CITIGROUP COM US USD AAA 7,819,629.91 5,791,246.00 0.36%

US22052L1044 CORTEVA ODSH CORTEVA COM US USD AAA 5,406,348.68 4,003,961.25 0.25%

US22160K1051 COSTCO WHOLESALE ODSH COSTCO WHOLESALE COM US USD AAA 47,553,188.22 35,218,062.00 2.22%

US2600031080 DOVER ODSH DOVER COM US USD AAA 593,260.19 439,370.63 0.03%

US28176E1082 EDWARDS LIFESCI ODSH EDWARDS LIFESCI COM US USD AAA 3,944,557.39 2,921,353.37 0.18%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 2,000,278.25 1,481,413.26 0.09%

US30303M1027 META PLATFORMS ODSH META PLATFORMS COM US USD AAA 55,996,245.30 41,471,020.40 2.61%

US31428X1063 FEDEX ODSH FEDEX COM US USD AAA 1,069,758.89 792,267.28 0.05%

US36828A1016 GE VERNOVA ODSH GE VERNOVA COM US USD AAA 206,074.10 152,619.22 0.01%

US4278661081 HERSHEY ODSH HERSHEY COM US USD AAA 1,123,597.31 832,140.20 0.05%

US4612021034 INTUIT ODSH INTUIT COM US USD AAA 1,013,602.46 750,677.62 0.05%

US46120E6023 INTUITIVE ODSH INTUITIVE COM US USD AAA 1,898,818.77 1,406,272.00 0.09%

US46625H1005 JP MORGAN ODSH JP MORGAN COM US USD AAA 37,305,430.09 27,628,535.52 1.74%

US4781601046 JOHNSON&JOHNSON ODSH JOHNSON&JOHNSON COM US USD AAA 2,105,577.12 1,559,397.98 0.10%

US5324571083 LILLY ODSH LILLY COM US USD AAA 8,494,253.58 6,290,874.71 0.40%

US5404241086 LOEWS ODSH LOEWS COM US USD AAA 315,444.55 233,619.37 0.01%

US5801351017 MCDONALD S CORP ODSH MCDONALD S CORP COM US USD AAA 19,096,918.60 14,143,246.51 0.89%

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 52,487,824.00 38,872,670.99 2.45%



Collateral data - as at 23/07/2025

ISIN Name Asset Class Country Currency Rating Valuation (coll ccy) Valuation (base ccy) Weight

US5949181045 MICROSOFT ODSH MICROSOFT COM US USD AAA 55,998,326.30 41,472,561.60 2.61%

US5951121038 MICRON TECH ODSH MICRON TECH COM US USD AAA 1,966,127.43 1,456,121.04 0.09%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 11,728,434.93 8,686,121.04 0.55%

US6174464486 MORGAN STANLEY ODSH MORGAN STANLEY COM US USD AAA 49,739,485.90 36,837,241.92 2.32%

US64110L1061 NETFLIX ODSH NETFLIX COM US USD AAA 24,991.67 18,508.92 0.00%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 29,150,945.22 21,589,294.74 1.36%

US67066G1040 NVIDIA ODSH NVIDIA COM US USD AAA 55,999,659.54 41,473,549.00 2.61%

US68902V1070 OTIS WORLDWIDE ODSH OTIS WORLDWIDE COM US USD AAA 5,389,698.07 3,991,629.75 0.25%

US69608A1088 PALANTIR TECH ODSH PALANTIR TECH COM US USD AAA 3,815,698.47 2,825,919.99 0.18%

US7134481081 PEPSICO ODSH PEPSICO COM US USD AAA 1,020,089.39 755,481.87 0.05%

US7427181091 PROCTER GAMBLE ODSH PROCTER GAMBLE COM US USD AAA 3,214,697.02 2,380,816.16 0.15%

US7475251036 QUALCOMM ODSH QUALCOMM COM US USD AAA 47,553,410.09 35,218,226.32 2.22%

US75886F1075 REGENERON PHARMS ODSH REGENERON PHARMS COM US USD AAA 47,553,401.68 35,218,220.09 2.22%

US7782961038 ROSS STORES ODSH ROSS STORES COM US USD AAA 5,479,545.11 4,058,170.79 0.26%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 1,603,139.75 1,187,291.06 0.07%

US78409V1044 S&P GLOBAL ODSH S&P GLOBAL COM US USD AAA 2,097.52 1,553.43 0.00%

US79466L3024 SALESFORCE ODSH SALESFORCE COM US USD AAA 11,995,980.90 8,884,266.54 0.56%

US88160R1014 TESLA ODSH TESLA COM US USD AAA 4,816.42 3,567.06 0.00%

US8825081040 TEXAS INSTRUMENT ODSH TEXAS INSTRUMENT COM US USD AAA 55,996,168.06 41,470,963.20 2.61%

US9113121068 UPS ODSH UPS COM US USD AAA 1,809,394.59 1,340,044.13 0.08%

US912797PY71 UST BILL 09/25/25 US TREASURY GOV US USD AAA 5,000,684.13 3,703,524.63 0.23%

US912810UD80 UST 4.125 08/15/44 US TREASURY GOV US USD AAA 124.51 92.21 0.00%

US91282CGT27 UST 3.625 03/31/28 US TREASURY GOV US USD AAA 1,007,559.67 746,202.31 0.05%

US91282CJJ18 UST 4.500 11/15/33 US TREASURY GOV US USD AAA 1,250,487.51 926,115.54 0.06%

US91282CJZ59 UST 4.000 02/15/34 US TREASURY GOV US USD AAA 22,745,145.49 16,845,136.45 1.06%

US91282CKZ31 UST 4.375 07/15/27 US TREASURY GOV US USD AAA 6,089,745.89 4,510,087.68 0.28%

US9311421039 WALMART ODSH WALMART COM US USD AAA 2,976,952.48 2,204,741.70 0.14%

US9581021055 WESTERN DIGITAL ODSH WESTERN DIGITAL COM US USD AAA 987,123.19 731,066.98 0.05%

Unknown Company Description UNK CAD 211.00 114.57 0.00%

Total: 1,587,427,730.67 100.00%



Counterparts

Number of counterparties with exposure exceeding 3% of the Fund's NAV

No. Major Name Market Value

Top 5 borrowers in last Month

No. Counterparty Market Value

1 RBC DOMINION SECURITIES INC (PARENT) 303,791,627.59

2 BNP PARIBAS PRIME BROKERAGE INTL LTD (PARENT) 268,198,665.04

3 SKANDINAVISKA ENSKILDA BANKEN AB (PARENT) 148,355,272.26

4 TD SECURITIES INC (PARENT) 107,046,146.84

5 HSBC BANK PLC (PARENT) 74,342,134.33
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